In this paper, we present a local Lipchitz condition for the local existence of solution to a class of stochastic differential equations with finite delay in a real separable Hilbert space which has the following form:
Introduction
The purpose of this paper focuses on the local existence of mild solution to a class of the following stochastic differential equations with finite delay in a real separable In [1] , if A is the generator of a uniformly exponentially stable semi-group in H ; , f g satisfies Lipchitz and linear growth conditions then the mild solution of Equation (1) is exponentially stable in mean square.
In this paper, we prove the local existence of solution for Equation (1) with the weaker condition on , A f ; and g .
Preliminaries
In this section, we will recall some notions from Bezandry and Diagana [1] . 
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Main Results

or
We assume that (*) The operat A generates a strongly semi-group (1) then it also is a one. It is expressed by Theorem 3.1.
If (*) holds then
Proof: Applying Fubini theorem, we have Now, we turn our attention to the local existence of mild solution of Equation (1).
A T t s g s X s W u A T s g s X s W u T t s I g s X W s
          t               0 0 0 , d d , d a.
T t s g s X W u s T t s X s A X u u f u X u s T t s X s s T t s s A T t s X u s u T t s f u X s u T t s s X s s
                                      0                         0 0 0 0 0 , d d 0 0 d , d , d t s s t t t s s A T t s g s X W u s T t A X s s T t s f s X s f s X s                                                 0 0 0 0 0 0 d , d , d 0 0 d , d ,
Theorem
If the condition (*) and (**) are satisfied, then (1) has only mild solution.
Proof: Let be a fixed number in , for each 0 We n that
